There are a few (independently obtained but similar) martingale proofs of the Lebesgue integral differentiation theorem in Rn ( [Ch] , [M] , [MS] 
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Theorem 2 (Cairoli) . Now, when the diameter of Q0394(x) tends to 0, supi 5t tends to 0, and J ~ oo. As the factor 3~ and the finite set T do not depend on z, A and J, the result follows by applying Corollary 2 for each fixed t G T.N
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